INTER-BANK MONEY MARKET REPORT Monday, October 2, 2023

ITEM AMOUNT(M) LENDING RATE % WEIGHTED AV %
1 2000 11.90 . 0.9213
2 300 i 1200 | 0.1394
3 1000 12.00 | 0.4645
4 500 - 12,00 0.2323
5 850 i — 1200 0.3948
6 2000 12.20 0.9445
7 800 1220 | 0.3778
8 500 i 12.20 0.2361
9 _ 1500 12.20 0.7084
10 1000 T 12.30 | 0.4761
o | 1030 12.30 [ 0.4904 1
12 . 1000 1240 0.4800
13 500 - | 12.40 0.2400 i
14 _ 270 | 12.40 0.1296
15 _ 5000 12.40 _ 23999
16 100 12,40 _ 0.0480
17 100 | 12.40 | 0.0480
18 _ 300 ' 12.40 . 0.1440
19 884 12.40 | 0.4243
20 ' 500 [ 1250 ) 02419
21 1000 12.50 0.4839
I— 22 _ 400 12.50 0.1935
- 23 . 50 12.50 | 0.0242
24 . 50 12,50 | 0.0242
25 . 300 ’ 12.50 j 0.1452
26 | 400 12.60 ' 0.1951
27 100 | 12.60 0.0488
- 28 200 B B 12.60 j 0.0975 |
29 | 1000 1275 0.4935 1
30 [ 500 | 12.75 | 0.2468
31 100 | 12.75 0.0494
32 100 | 12.80 _ 0.0495
33 | 300 | 12.80 . 0.1486
34 100 I 13.00 | 0.0503
35 300 ' 13.00 0.1510 ]
36 | 200 _ 13,00 | 0.1006 i
37 100 | 13.00 | 0.0503 '
38 i 100 ' 13.25 0.0513 |
39 200 | 13.75 0.1064
40 200 | 13.75 0.1084 _
[ 25,834.00 | TODAYS AVERAGE | 12.3579 |

HORIZONTAL REPO TRANSACTIONS
SETTLEMENT _ RATE | TENOR

0.00] 000 ‘ 0

DAILY CBK LENDING

PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)

0 ' 0 14.50 | .00

iTOTAI_. .00

GOVERNMENT SECURITIES REDISCOUNTED

TYPE DAYS TO MATURITY | AMOUNT(Ksh M)
BILL 14 1.00
i TOTAL \ 1.00

)

Prepared By G?A Checked By M




SOURCE: BANKING SERVIGES DIVISION, CENTRAL BANK OF KENYA



